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High-Order Finite Difference Scheme for
Elliptic Interface Problem

WU Longyuan, ZHAI Shuying

(School of Mathematical Sciences, Huaqiao University, Quanzhou 362021, China)

Abstract; In this paper, we propose a high-order finite difference scheme for elliptic interface problems with
mixed boundary conditions. The fourth-order approximation is adopted in the solution area and the interface,
while a third-order numerical scheme is adopted on the boundary, we obtain a solution scheme with global
fourth order accuracy. Numerical experiments are given to illustrate the high accuracy and effectiveness of our
scheme.
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